Applied 


Mathematics 
Optimization 


AN INTERN ATIONAL JOURNAL WITH APPLICATIONS TO STOCHASTICS 


ASSOCIATE EDITORS 


A. Bensoussan 

Centre National d’Etudes Spatiales 
2 place Maurice Quentin 

75039 Paris Cedex 01, France 


K. 

RIMS 

Kyoto University 
Kyoto 606, Japan 


|. Karatzas 

Department of Mathematics 
Columbia University 

New York, NY 10027, USA 


D. Kinderlehrer 

Department of Mathematics 
Carnegie Mellon University 
Pittsburgh, PA 15213-3890, USA 


N. V. Krylov 

School of Mathematics 

127 Vincent Hall 

206 Church Street, SE 
University of Minnesota 
Minneapolis, MN 55455, USA 


|. Lasiecka 

Department of Applied 
Mathematics 

Thornton Hall 

University of Virginia 

Charlottesville, VA 22903, USA 


S. K. Mitter 

Department of Electrical 
Engineering 

Massachusetts Institute of 
Technology 

Cambridge, MA 02939, USA 


M. Nisio 

Department of Mathematics 

Faculty of Engineering 

Osaka Electro-Communications 
University 

Neyagawa, Osaka 572, Japan 


D. L. Ocone 

Department of Mathematics 

Hill Center—Busch Campus 
Rutgers University 

Piscataway, NJ 08854-8019, USA 


B. Oksendal 

Department of Mathematics 
University of Oslo 

Box 1053 Blindern 

N-0316 Oslo, Norway 


J. Potthoff 

Lehrstuhl fur Mathematik V 
Universitat Mannheim 
D-68131 Mannheim, Germany 


M. Roéckner 

Fakultat fir Mathematik 
Universitat Bielefeld 
Postfach 10 01 31 

D-33501 Bielefeld, Germany 


Volume 40 1999 


EDITOR 


G. Kallianpur 
Department of Statistics 
University of North Carolina 

at Chapel Hill 
Chapel Hill, NC 27599-3260, USA 
Tel. (919) 962-2187 


J. Stoer 

Institut fur Angewandte 
Mathematik 

Universitat Wurzburg 

D-97074 Wurzburg, Germany 


R. Temam 
Département de 
Mathématiques 
Université de Paris-Sud 
F-91405 Orsay, France 


R. Triggiani 

Department of Applied 
Mathematics 

Thornton Hall 

University of Virginia 

Charlottesville, VA 22903, USA 


S. R. S. Varadhan 

Courant Institute of 
Mathematical Sciences 

New York University 

251 Mercer Street 

New York, NY 10012, USA 


M. Zakai 

Department of Electrical Engineering 
Technion 

Israel Institute of Technology 

Haifa 32000, Israel 


Founded by 
A. V. Balakrishnan 


J. L. Lions 


G. Il. Marchuk 


L. S. Pontryagin 


The exclusive copyright for all languages and countries, including 
the right for photomechanical and any other reproductions, also in 


microform, is transferred to the publisher. 
The use of registered names, trademarks, etc., in this publication 
does not imply, even in the absence of a specific statement, that such 
names are exempt from the relevant protective laws and regulations 


and therefore free for general use. 


Printed in the United States of America 
© 1999 by Springer-Verlag New York Inc. 


- 
i 
4 
i 
‘ 
q 
| 
4 5 
, 
< 
7 
f 


Index to Volume 40 


Alzicovicl, S.: Nonlinear Programming Problems Associated with Closed 
Range Operators 


ALBEVERIO, S.: Stochastic Quantization of the Two-Dimensional Polymer 
Measure 

CASAS, E.: Regularization by Functions of Bounded Variation and Applications 
to Image Enhancement 

CHEN, G.-S.: see Leung, A. W. 

DECK, T.: Stability of Solutions of Parabolic PDEs with Random Drift and 
Viscosity Limit 

DEVDARIANI, E. N.: Maximum Principle for Implicit Control Systems 

Dosson, D. C.: Optimal Shape Design of Blazed Diffraction Gratings 

DUFOUR, F.: Filtering with Discrete State Observations 

ELLIOTT, R. J.: see Dufour, F. 


FACCHINEI, F.: A Simply Constrained Optimization Reformulation of KKT 
Systems Arising from Variational Inequalities 


FAKHFAKH, S.: Stability of Riccati’s Equation with Random Stationary 
Coefficients 


FRANKOWSKA, H.: Dissipative Control Systems and Disturbance Attenuation 
for Nonlinear H™ Problems 


GONZALEZ-HERNANDEZ, J.: Envelopes of Sets of Measures, Tightness, and 
Markov Control Processes 

HAMBURGER, C.: Two Extensions to Finsler’s Recurring Theorem 

HERNANDEZ-HERNANDEZ, D.: Existence of Risk-Sensitive Optimal Stationary 
Policies for Controlled Markov Processes 

HERNANDEZ-LERMA, O.: see Gonzalez-Hernandez, J. 

KANZOwW, C.: see Facchinei, F. 

KUNISCH, K.: see Casas, E. 

LEDYAEV, YU. S.: see Devdariani, E. N. 


LEUNG, A. W.: Optimal Control of Multigroup Neutron Fission Systems ... . 


341 

229 
39 
393 
79 
61 
259 
| 259 = 
141 
19 
377 
183 
273 
377 
341 
oe 19 
229 
79 
39 
‘ 


Index to Volume 40 


MAHONY, R. E.: see Orsi, R. J. 

MARCUS, S. I.: see Hernandez-Hernandez, D. 

MENALDI, J.-L.: Invariant Measure for Diffusions with Jumps 
MookrgE, J. B.: see Orsi, R. J. 

MOTREANU, D.: see Aizicovici, S. 


NOZAWA, R.: A Relaxation of a Min-Cut Problem in an Anisotropic Continuous 
Network 

@KSENDAL, B.: Stochastic Control Problems where Small Intervention Costs 
Have Big Effects 

Orsi, R. J.: A Dynamical Systems Analysis of Semidefinite Programming 
with Application to Quadratic Optimization with Pure Quadratic Equality 
Constraints 


PAVEL, N. H.: see Aizicovici, S. 

PENG, J.-M.: see Facchinei, F. 

POLA, C.: see Casas, E. 

QUINCAMPOIX, M.: see Frankowska, H. 

ROBIN, M.: see Menaldi, J.-L. 

ROCKNER, M.: see Albeverio, S. 


SuN, D.: A Regularization Newton Method for Solving Nonlinear Comple- 
mentarity Problems 


TERLAKY, T.: A Note on Mascarenhas’ Counterexample about Global Conver- 
gence of the Affine Scaling Algorithm 


TSUCHIYA, T.: see Terlaky, T. 
VAGE, G.: see Deck, T. 
WATANABE, H.: see Deck, T. 
ZHOU, X. Y.: see Albeverio, S. 


19] 
273 
105 
191 
211 


410 
| 355 
191 
: 19 
229 
393 
163 
105 
315 
ee 287 | 
| 
| 


